ABSTRACT. Let {X k} be independent random variables with EX k 0 for all k and let {ank: n > i, k > i} be an array of real numbers. In this paper n the almost sure convergence of S E a Xk, n 1,2, to a constant is n nk k=l studied under various conditions on the weights {ank} and on the random variables {X k} using martingale theory. In addition, the results are extended to weighted sums of random elements in Banach spaces which have Schauder bases. This extension provides a convergence theorem that applies to stochastic processes which may be considered as random elements in function spaces.
INTRODUCTION.
Let (, F, P) denote a probability space and let } be a sequence of independent random variables with either a uniform bound on certain moments of the random variables {} or the (a2 2 condition that for all k, E[exp(t)] < exp = /2) for some a > 0 and all real numbers t. Stout's (1968) results concerned the complete convergence of {S n} in the sense of Hsu and Robbins (1947) which implies almost sure convergence. Also, Rohatgi (1971) 2) for independent and identically distributed random variables with finite th absolute moments and with somewhat weaker conditions on the array {ank} than those in Stout (1968 The same argument gives S n n / 0 in probability as n / . Hence, combining the two results yields Sn--(S+ -n n +) (Sn-n / 0 in-probability as n / . This implies that y 0 since the limit in probability is unique. This sequence is also of Type (P).
Conditions (i) and (2) 
